. Patterns of participation across the four waves of the ARMHS project. Table S1 . Characteristics of ARMHS participants: at baseline and by retention status. Note: Likelihood of recent depression episode (during study wave) was based on three (0/1) depression indicators: K10 > 15 (for wave); PHQ-9 ≥ 5 (for wave); and ever being told by a doctor that you have 'depression, stress or anxiety' (cumulative across waves). Survey data were excluded from this analysis if only one of these three recent depression indicators was available. Across the study waves, 1457 surveys were categorized as indicating a recent 'probable depression' episode, amongst which 42.3% (616) were positive on all three indicators, 31.3% (456) were positive on the 'ever told by doctor' indicator plus one other, and a further 26.4% (385) were positive on both symptom measures (K10, PHQ-9). Table S4 . ARMHS symptom measures revisited (K10 and PHQ-9 item characteristics and profiles). Note: K10 items were rated on 1 ('None of the time') to 5 ('All of the time') scales, while PHQ-9 items were rated on 0 ('Not at all') to 3 ('Nearly every day') scales. Internal consistency (Cronbach alpha) coefficients: K10, 0.898; PHQ-9, 0.878; all 19 items, 0.932. Items in this table are ranked (within scales) by their loading on the first principal component (from an analysis including all 19 items). The first principal component accounted for 48.26% of the item variance (eigenvalue = 9.169), with all items having moderate to high loadings. Correlation between K10 and PHQ-9 total scores, 0.780 (N = 6262 sets of ratings). Using the cut-points for the binary depression indicators [K10 > 15 (for wave); PHQ-9 ≥ 5 (for wave)], 24.9% of K10 scores were positive and 22.0% of PHQ-9 scores, with 85.0% concordance (overall Kappa coefficient, 0.584): 1001 (16.0%) above threshold on both; 560 (8.9%) only on the K10; 378 (6.0%) only on the PHQ-9; and 4323 (69.0%) below threshold on both. Note: Likelihood of recent depression episode (during study wave) was based on three (0/1) depression indicators: K10 > 15 (for wave); PHQ-9 ≥ 5 (for wave); and ever being told by a doctor that you have 'depression, stress or anxiety' (cumulative across waves). A separate generalized estimating equation (GEE) analysis was conducted for each item, controlling for study wave and within individual variation. Items in this table are ranked (within scales) by the overall strength of association with the depression likelihood index. Strong linear components of trend were evident for all 19 items, modest quadratic components for 14 items, and small cubic components for 8 items (with the non-linear elements being largely influenced by less marked differences between the 0 and 1 scores on the depression likelihood index): * p < 0.01; ** p < 0.001.
